2. Lemmas* It follows from PatiPs result ( [3] ) that a r.v. X is of exponential type if and only if the cumulants, λ, (0), exist and satisfy (1) λj ( 
KM)
From (3), (4) and (5) Proof.
Differentiating (6) and using (3), we get
Multiplying (7) by λ 3>1 (0) and (8) by X j+1>1 (θ), we find that
By analyticity, (10) is true for all θ e (a,b) . Now let a(θ) = λ 3f Then, by (3),
So α'(0) = 0 and α(0) = d. Then (10) becomes (11) ^i+i.i(0) = ^λ ifl (0) for i ^ 2 .
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This implies
By (6),
Similarly,
Using (12), (13), (14) and (15), we find that (2) and (3) 
= [pmrxΛθ) + [P[(Θ)T%M
Conversely, assume X,, + X 2 is an exponential-type r.v.. Then, using (1), (2), and (3), we find that
Multiplying (16) by λ 2ίl (0) and (17) by λ^^) and then subtracting, we get a, b) . Substitution in (16) yields p[{θ) = p\θ) for θ e (α, 6). If, on the other hand, h ό {θ) = 0, for j ^ 2, the result follows from Lemmas 1 and 2 since we assumed that X u X 2 are neither both normal nor both Poisson type r.v.'s.
It should be noted that Girshick and Savage [1] proved that if X ± and X 2 are independent identically distributed r.v.'s such that their sum is of exponential-type, then X 1 and X 2 are also of exponentialtype.
The following theorem gives necessary and sufficient conditions for the sum of two Poisson-type r.v.'s to be exponential-type.
It is easy to see that (1) 
